
STATE OF ARIZONA

July 31, 2015

ATZ8

ST OF AZ POOL 700 LGIP MD FF&C

August 17, 2015As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

CASH
1.000000Exchange Rate:US DOLLAR

USD US DOLLAR

1.000000Local881,364.510 881,364.51 881,364.511.000000 0.00 0.60
1.000000Base 881,364.51 881,364.511.000000 0.00 0.60

US DOLLAR  Total
881,364.510 Local 881,364.51 881,364.51 0.00 0.60

Base 881,364.51 881,364.51 0.00 0.60

Base881,364.510 881,364.51 881,364.51 0.00 0.60

CASH Total

CASH EQUIVALENT
1.000000Exchange Rate:US DOLLAR

12 Mar 20160.6923TQW003 FDIC ARIZONA BUSINESS BANK 12/49 VAR

100.000000Local249,615.270 249,615.27 249,615.27100.000000 0.00 0.17
100.000000Base 249,615.27 249,615.27100.000000 0.00 0.17

30 Jun 20160.3923UKT003 FDIC WEST VALLEY NATL BK CD 12/49 VAR

100.000000Local248,578.770 248,578.77 248,578.77100.000000 0.00 0.17
100.000000Base 248,578.77 248,578.77100.000000 0.00 0.17

02 Jan 20160.3923ULB001 FDIC ALERUS FINANCIAL CD 01/15 VAR

100.000000Local246,718.240 246,718.24 246,718.24100.000000 0.00 0.17
100.000000Base 246,718.24 246,718.24100.000000 0.00 0.17

30 Nov 20151.245923UNC007 FDIC PINNACLE BANK 12/49 VAR

100.000000Local248,437.020 248,437.02 248,437.02100.000000 0.00 0.17
100.000000Base 248,437.02 248,437.02100.000000 0.00 0.17

14 Jul 20160.4923UVZ007 FDIC MERIDIAN 12/49 VAR

100.000000Local247,953.460 247,953.46 247,953.46100.000000 0.00 0.17
100.000000Base 247,953.46 247,953.46100.000000 0.00 0.17
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STATE OF ARIZONA

July 31, 2015

ATZ8

ST OF AZ POOL 700 LGIP MD FF&C

August 17, 2015As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

02 Sep 20150.35923UYB007 FDIC BMO HARRIS BANK 12/49 VAR

100.000000Local245,930.320 245,930.32 245,930.32100.000000 0.00 0.17
100.000000Base 245,930.32 245,930.32100.000000 0.00 0.17

01 Sep 20150.5923UYC005 FDIC FIRST NATL BK SCOTTSDALE 12/49 VAR

100.000000Local246,474.830 246,474.83 246,474.83100.000000 0.00 0.17
100.000000Base 246,474.83 246,474.83100.000000 0.00 0.17

30 Aug 20150.45923UYE001 FDIC METRO PHOENIX BANK 12/49 VAR

100.000000Local247,461.210 247,461.21 247,461.21100.000000 0.00 0.17
100.000000Base 247,461.21 247,461.21100.000000 0.00 0.17

03 Aug 20150.12979QRC005 BANK OF AMERICA REPO

100.000000Local19,000,000.000 19,000,000.00 19,000,000.00100.000000 0.00 13.04
100.000000Base 19,000,000.00 19,000,000.00100.000000 0.00 13.04

01 Aug 20150.3979RFK008 FDIC US BANK CDARS ACCOUNT

100.000000Local15,178,598.330 15,178,598.33 15,178,598.33100.000000 0.00 10.42
100.000000Base 15,178,598.33 15,178,598.33100.000000 0.00 10.42

US DOLLAR  Total
36,159,767.450 Local 36,159,767.45 36,159,767.45 0.00 24.82

Base 36,159,767.45 36,159,767.45 0.00 24.82

Base36,159,767.450 36,159,767.45 36,159,767.45 0.00 24.82

CASH EQUIVALENT Total

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

15 Sep 20154.45038461AC3 AID EGYPT US GOVT GUAR 09/15 4.45

100.515983Local3,672,000.000 3,690,946.88 3,690,946.88100.515983 0.00 2.53
100.515983Base 3,690,946.88 3,690,946.88100.515983 0.00 2.53

15 Sep 20414.036176S4T4 GNMA POOL 775134 GN 09/41 FIXED 4

108.209927Local3,125,307.400 3,326,852.77 3,381,892.86106.448817 55,040.09 2.32
108.209927Base5,000,000.000Original Face: 3,326,852.77 3,381,892.86106.448817 55,040.09 2.32
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STATE OF ARIZONA

July 31, 2015

ATZ8

ST OF AZ POOL 700 LGIP MD FF&C

August 17, 2015As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

15 Aug 20273.036178GHQ0 GNMA POOL AA8339 GN 08/27 FIXED 3

104.853585Local3,081,825.700 3,253,930.04 3,231,404.73105.584493 -22,525.31 2.22
104.853585Base5,000,000.000Original Face: 3,253,930.04 3,231,404.73105.584493 -22,525.31 2.22

20 Apr 20272.536179MAF7 GNMA II POOL MA0006 G2 04/27 FIXED 2.5

102.574638Local2,782,208.050 2,904,320.95 2,853,839.84104.389064 -50,481.11 1.96
102.574638Base4,372,786.000Original Face: 2,904,320.95 2,853,839.84104.389064 -50,481.11 1.96

20 Apr 20273.036179MAG5 GNMA II POOL MA0007 G2 04/27 FIXED 3

104.698218Local2,718,937.350 2,860,895.69 2,846,678.95105.221096 -14,216.74 1.95
104.698218Base5,000,000.000Original Face: 2,860,895.69 2,846,678.95105.221096 -14,216.74 1.95

20 Apr 20273.536179MAH3 GNMA II POOL MA0008 G2 04/27 FIXED 3.5

105.631889Local2,975,741.400 3,137,596.88 3,143,331.85105.439165 5,734.97 2.16
105.631889Base7,500,000.000Original Face: 3,137,596.88 3,143,331.85105.439165 5,734.97 2.16

20 May 20272.536179MCH1 GNMA II POOL MA0072 G2 05/27 FIXED 2.5

102.575857Local3,171,125.600 3,292,952.58 3,252,809.26103.841758 -40,143.32 2.23
102.575857Base5,000,000.000Original Face: 3,292,952.58 3,252,809.26103.841758 -40,143.32 2.23

20 Jul 20273.036179MGN4 GNMA II POOL MA0205 G2 07/27 FIXED 3

104.694373Local3,034,152.500 3,197,610.00 3,176,586.94105.387254 -21,023.06 2.18
104.694373Base5,000,000.000Original Face: 3,197,610.00 3,176,586.94105.387254 -21,023.06 2.18

20 Jul 20273.536179MGP9 GNMA II POOL MA0206 G2 07/27 FIXED 3.5

105.655513Local1,932,884.040 2,052,605.52 2,042,198.55106.193930 -10,406.97 1.40
105.655513Base4,169,641.000Original Face: 2,052,605.52 2,042,198.55106.193930 -10,406.97 1.40

20 Jul 20423.036179MGW4 GNMA II POOL MA0213 G2 07/42 FIXED 3

100.768801Local6,120,099.300 6,268,392.65 6,167,150.68102.423055 -101,241.97 4.23
100.768801Base7,500,000.000Original Face: 6,268,392.65 6,167,150.68102.423055 -101,241.97 4.23

20 May 20433.036179NDH8 GNMA II POOL MA1004 G2 05/43 FIXED 3

100.769717Local1,427,671.020 1,447,780.28 1,438,660.05101.408536 -9,120.23 0.99
100.769717Base2,000,000.000Original Face: 1,447,780.28 1,438,660.05101.408536 -9,120.23 0.99

20 Feb 20273.536202F3T1 GNMA II POOL 005310 G2 02/27 FIXED 3.5

103.966667Local1,071,720.820 1,116,964.55 1,114,232.42104.221597 -2,732.13 0.76
103.966667Base2,910,888.000Original Face: 1,116,964.55 1,114,232.42104.221597 -2,732.13 0.76
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STATE OF ARIZONA

July 31, 2015

ATZ8

ST OF AZ POOL 700 LGIP MD FF&C

August 17, 2015As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

20 Nov 20404.036202FL61 GNMA II POOL 004849 G2 11/40 FIXED 4

104.350147Local3,901,852.000 4,141,834.07 4,071,588.30106.150466 -70,245.77 2.79
104.350147Base12,190,366.000Original Face: 4,141,834.07 4,071,588.30106.150466 -70,245.77 2.79

15 Sep 20404.53620C4U57 GNMA POOL 748604 GN 09/40 FIXED 4.5

109.280448Local2,027,748.350 2,198,866.20 2,215,932.48108.438811 17,066.28 1.52
109.280448Base5,000,000.000Original Face: 2,198,866.20 2,215,932.48108.438811 17,066.28 1.52

15 Feb 20185.036225BWY0 GNMA POOL 781563 GN 02/18 FIXED 5

105.435802Local68,223.670 70,225.12 71,932.17102.933659 1,707.05 0.05
105.435802Base2,255,000.000Original Face: 70,225.12 71,932.17102.933659 1,707.05 0.05

20 Sep 20401.62536225E3Y6 GNMA II POOL 082614 G2 09/40 FLOATING VAR

103.778078Local3,144,550.820 3,265,887.86 3,263,354.40103.858645 -2,533.46 2.24
103.778078Base9,450,000.000Original Face: 3,265,887.86 3,263,354.40103.858645 -2,533.46 2.24

15 Dec 20272.53622A2EM0 GNMA POOL 783740 GN 12/27 FIXED 2.5

102.660668Local1,814,984.950 1,848,843.59 1,863,275.67101.865505 14,432.08 1.28
102.660668Base2,500,000.000Original Face: 1,848,843.59 1,863,275.67101.865505 14,432.08 1.28

15 Nov 20404.036230M3Y1 GNMA POOL 753515 GN 11/40 FIXED 4

106.509531Local2,310,819.450 2,466,742.90 2,461,242.96106.747539 -5,499.94 1.69
106.509531Base5,872,458.000Original Face: 2,466,742.90 2,461,242.96106.747539 -5,499.94 1.69

15 Feb 20245.536241KZ76 GNMA POOL 782566 GN 02/24 FIXED 5.5

109.628616Local107,642.740 112,544.85 118,007.25104.554055 5,462.40 0.08
109.628616Base1,000,000.000Original Face: 112,544.85 118,007.25104.554055 5,462.40 0.08

15 Dec 20355.036290TK65 GNMA POOL 616917 GN 12/35 FIXED 5

110.684847Local119,971.660 127,361.72 132,790.45106.159838 5,428.73 0.09
110.684847Base1,000,000.000Original Face: 127,361.72 132,790.45106.159838 5,428.73 0.09

15 Sep 20225.036294XCP9 GNMA POOL 662578 GN 09/22 FIXED 5

106.120065Local1,498.240 1,545.24 1,589.93103.137014 44.69 0.00
106.120065Base25,000.000Original Face: 1,545.24 1,589.93103.137014 44.69 0.00

15 Oct 20395.036297KGS4 GNMA POOL 714009 GN 10/39 FIXED 5

110.997792Local290,884.460 302,697.34 322,875.33104.061021 20,177.99 0.22
110.997792Base2,000,000.000Original Face: 302,697.34 322,875.33104.061021 20,177.99 0.22
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STATE OF ARIZONA

July 31, 2015

ATZ8

ST OF AZ POOL 700 LGIP MD FF&C

August 17, 2015As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

20 Mar 20334.038374C5H0 GOVERNMENT NATIONAL MORTGAGE A GNR 2003 85 PD

104.085500Local26,030.760 26,030.76 27,094.25100.000000 1,063.49 0.02
104.085500Base410,000.000Original Face: 26,030.76 27,094.25100.000000 1,063.49 0.02

20 Oct 20383.038376KWC1 GOVERNMENT NATIONAL MORTGAGE A GNR 2009 87 BD

102.251800Local68,167.070 68,858.39 69,702.06101.014155 843.67 0.05
102.251800Base500,000.000Original Face: 68,858.39 69,702.06101.014155 843.67 0.05

20 Jul 20422.038378H4K9 GOVERNMENT NATIONAL MORTGAGE A GNR 2012 124 KB

100.066500Local3,140,976.210 3,220,920.26 3,143,064.96102.545198 -77,855.30 2.16
100.066500Base4,400,000.000Original Face: 3,220,920.26 3,143,064.96102.545198 -77,855.30 2.16

15 Nov 2016465139HR7 AID ISRAEL US GOVT GUAR 11/16 0.00000

99.052200Local5,000,000.000 4,957,221.26 4,952,610.0099.144425 -4,611.26 3.40
99.052200Base 4,957,221.26 4,952,610.0099.144425 -4,611.26 3.40

01 Nov 2016465139UM3 AID ISRAEL US GOVT GUAR 11/16 0.00000

99.088000Local2,000,000.000 1,982,755.28 1,981,760.0099.137764 -995.28 1.36
99.088000Base 1,982,755.28 1,981,760.0099.137764 -995.28 1.36

01 May 2017465139UN1 AID ISRAEL US GOVT GUAR 05/17 0.00000

98.386600Local1,410,000.000 1,390,930.59 1,387,251.0698.647560 -3,679.53 0.95
98.386600Base 1,390,930.59 1,387,251.0698.647560 -3,679.53 0.95

20 Aug 20160.01690353A56 OVERSEAS PRIVATE INV COR US GOVT GUAR 08/16 0.00000

100.594900Local3,000,000.000 3,000,000.00 3,017,847.00100.000000 17,847.00 2.07
100.594900Base 3,000,000.00 3,017,847.00100.000000 17,847.00 2.07

17 Nov 2017690353UT2 OVERSEAS PRIVATE INV COR US GOVT GUAR 11/17 0.00000

106.107400Local2,000,000.000 2,027,402.86 2,122,148.00101.370143 94,745.14 1.46
106.107400Base 2,027,402.86 2,122,148.00101.370143 94,745.14 1.46

15 Jun 20170.57690353WF0 OVERSEAS PRIVATE INV COR US GOVT GUAR 06/17 0.57

100.087866Local1,894,736.790 1,895,705.11 1,896,401.62100.051106 696.51 1.30
100.087866Base4,500,000.000Original Face: 1,895,705.11 1,896,401.62100.051106 696.51 1.30

21 Jun 20250.01690353ZQ3 OVERSEAS PRIVATE INV COR US GOVT GUAR 06/25 0.00000

101.162100Local1,000,000.000 1,000,000.00 1,011,621.00100.000000 11,621.00 0.69
101.162100Base 1,000,000.00 1,011,621.00100.000000 11,621.00 0.69
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STATE OF ARIZONA

July 31, 2015

ATZ8

ST OF AZ POOL 700 LGIP MD FF&C

August 17, 2015As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

16 May 20191.844903724AK8 UKRAINE AID US GOVT GUAR 05/19 1.844

100.688900Local2,270,000.000 2,269,950.23 2,285,638.0399.997807 15,687.80 1.57
100.688900Base 2,269,950.23 2,285,638.0399.997807 15,687.80 1.57

01 Aug 20154.33911759JQ2 HOUSING URBAN DEVELOPMNT US GOVT GUAR 08/15 4.33

100.000000Local9,000,000.000 9,000,000.00 9,000,000.00100.000000 0.00 6.18
100.000000Base 9,000,000.00 9,000,000.00100.000000 0.00 6.18

31 Oct 2015912820J32 STRIP PRINC 10/15 0.00000

99.975300Local291,000.000 290,755.48 290,928.1299.915973 172.64 0.20
99.975300Base 290,755.48 290,928.1299.915973 172.64 0.20

15 Sep 2015912820RY5 STRIP PRINC 09/15 0.00000

99.960908Local217,000.000 216,915.17 216,915.1799.960908 0.00 0.15
99.960908Base 216,915.17 216,915.1799.960908 0.00 0.15

31 Dec 2016912820UY1 STRIP PRINC 12/16 0.00000

99.330200Local686,000.000 679,673.59 681,405.1799.077783 1,731.58 0.47
99.330200Base 679,673.59 681,405.1799.077783 1,731.58 0.47

31 Dec 2015912820XG7 STRIP PRINC 12/15 0.00000

99.941700Local152,000.000 151,774.14 151,911.3899.851408 137.24 0.10
99.941700Base 151,774.14 151,911.3899.851408 137.24 0.10

30 Apr 20162.625912828KR0 US TREASURY N/B 04/16 2.625

101.750000Local2,000,000.000 2,028,808.36 2,035,000.00101.440418 6,191.64 1.40
101.750000Base 2,028,808.36 2,035,000.00101.440418 6,191.64 1.40

31 Aug 20163.0912828LL2 US TREASURY N/B 08/16 3

102.789100Local5,000,000.000 5,133,598.98 5,139,455.00102.671980 5,856.02 3.53
102.789100Base 5,133,598.98 5,139,455.00102.671980 5,856.02 3.53

30 Sep 20151.25912828NZ9 US TREASURY N/B 09/15 1.25

100.007725Local2,000,000.000 2,000,154.50 2,000,154.50100.007725 0.00 1.37
100.007725Base 2,000,154.50 2,000,154.50100.007725 0.00 1.37

31 Dec 20152.125912828PM6 US TREASURY N/B 12/15 2.125

100.789100Local2,500,000.000 2,517,319.84 2,519,727.50100.692794 2,407.66 1.73
100.789100Base 2,517,319.84 2,519,727.50100.692794 2,407.66 1.73
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STATE OF ARIZONA

July 31, 2015

ATZ8

ST OF AZ POOL 700 LGIP MD FF&C

August 17, 2015As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

31 Dec 20160.875912828RX0 US TREASURY N/B 12/16 0.875

100.546900Local2,000,000.000 2,001,909.43 2,010,938.00100.095472 9,028.57 1.38
100.546900Base 2,001,909.43 2,010,938.00100.095472 9,028.57 1.38

31 Jan 20170.875912828SC5 US TREASURY N/B 01/17 0.875

100.523400Local2,000,000.000 2,005,831.29 2,010,468.00100.291565 4,636.71 1.38
100.523400Base 2,005,831.29 2,010,468.00100.291565 4,636.71 1.38

31 Jul 20170.5912828TG5 US TREASURY N/B 07/17 0.5

99.640600Local2,000,000.000 1,991,962.47 1,992,812.0099.598124 849.53 1.37
99.640600Base 1,991,962.47 1,992,812.0099.598124 849.53 1.37

31 Oct 20170.75912828TW0 US TREASURY N/B 10/17 0.75

99.976600Local5,000,000.000 5,004,077.10 4,998,830.00100.081542 -5,247.10 3.43
99.976600Base 5,004,077.10 4,998,830.00100.081542 -5,247.10 3.43

31 May 20160.375912828WM8 US TREASURY N/B 05/16 0.375

100.078100Local2,500,000.000 2,498,802.59 2,501,952.5099.952104 3,149.91 1.72
100.078100Base 2,498,802.59 2,501,952.5099.952104 3,149.91 1.72

30 Sep 2015912834BG2 STRIPS 09/15 0.00000

99.946211Local114,000.000 113,938.68 113,938.6899.946211 0.00 0.08
99.946211Base 113,938.68 113,938.6899.946211 0.00 0.08

31 Mar 2016912834BH0 STRIPS 03/16 0.00000

99.859300Local114,000.000 113,684.48 113,839.6099.723228 155.12 0.08
99.859300Base 113,684.48 113,839.6099.723228 155.12 0.08

31 Dec 2015912834EF1 STRIPS 12/15 0.00000

99.937300Local133,000.000 132,802.37 132,916.6199.851406 114.24 0.09
99.937300Base 132,802.37 132,916.6199.851406 114.24 0.09

US DOLLAR  Total
106,418,760.350 Local 108,809,180.89 108,668,652.16 -140,528.73 74.58

Base104,556,139.000Original Face: 108,809,180.89 108,668,652.16 -140,528.73 74.58

Base106,418,760.350 108,809,180.89 108,668,652.16 -140,528.73 74.58

FIXED INCOME Total
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& Issue has redenominated but Local is not converted
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STATE OF ARIZONA
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Base Currency: USD - US DOLLAR
Maturity Date

104,556,139.000Original Face:
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& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

July 31, 2015

ATZ8

ST OF AZ POOL 700 LGIP MD FF&C

August 17, 2015As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

145,850,312.85Base143,459,892.310
FUND Total

145,709,784.12 -140,528.73 100.00
Original Face: 104,556,139.000
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Currency Summary

Holdings

View Date: August 17, 2015

% FundUnits Total Cost Market Value Total Unreal Gn/LsUnreal Curr Gn/LsUnreal Sec Gn/Ls
% Currency

As of: July 31, 2015

Base Currency:USD - US DOLLAR

ST OF AZ POOL 700 LGIP MD FF&C

ATZ8
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

881,364.510 881,364.51 0.000.00Local 881,364.51 0.60

CASH

0.00881,364.51 0.000.00881,364.51Base 0.60

36,159,767.450 36,159,767.45 0.000.00Local 36,159,767.45 24.82

CASH EQUIVALENT

0.0036,159,767.45 0.000.0036,159,767.45Base 24.82

106,418,760.350 108,668,652.16 -140,528.73-140,528.73Local 108,809,180.89 74.58

FIXED INCOME

104,556,139.000 -140,528.73108,668,652.16 -140,528.730.00108,809,180.89BaseOriginal Face: 74.58

US DOLLAR  Total
143,459,892.310 145,850,312.85 145,709,784.12 -140,528.73-140,528.73Local 100.00

0.00-140,528.73104,556,139.000 145,850,312.85 145,709,784.12 -140,528.73BaseOriginal Face: 100.00

0.00-140,528.73143,459,892.310 145,850,312.85 145,709,784.12 -140,528.73

FUND Total
Base 100.00

104,556,139.000Original Face:

Prepared by State StreetPage 10 Books Closed



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA

ATZ8

July 31, 2015 August 17, 2015

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH

881,364.510 881,364.51 881,364.51 0.60 0.00 0.00 0.00
US DOLLAR

CASH Total
881,364.510 881,364.51 881,364.51 0.000.60 0.000.00

Page 11 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA

ATZ8

July 31, 2015 August 17, 2015

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

36,159,767.450 36,159,767.45 36,159,767.45 24.82 0.00 0.00 0.00
US DOLLAR

CASH EQUIVALENT Total
36,159,767.450 36,159,767.45 36,159,767.45 0.0024.82 0.000.00

Page 12 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA

ATZ8

July 31, 2015 August 17, 2015

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

106,418,760.350 108,809,180.89 108,668,652.16 74.58 -140,528.73 0.00 -140,528.73
US DOLLAR

FIXED INCOME Total
106,418,760.350 108,809,180.89 108,668,652.16 -140,528.7374.58 -140,528.730.00

Page 13 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA

ATZ8

July 31, 2015 August 17, 2015

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
143,459,892.310 145,850,312.85 145,709,784.12 100.00 -140,528.73 0.00 -140,528.73

Page 14 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/LsNotional Par % Fund

Holdings ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA

ATZ8

July 31, 2015 August 17, 2015

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH
881,364.510 881,364.51 881,364.51 0.60 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

CASH EQUIVALENT
36,159,767.450 36,159,767.45 36,159,767.45 24.82 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

FIXED INCOME
106,418,760.350 108,809,180.89 108,668,652.16 74.58 -140,528.73 0.00 -140,528.73

302,029.75
-442,558.48

0.00
0.00

302,029.75
-442,558.48

GN GN GN
LS LS LS

Original Face: 104,556,139.000

FUND Total
143,459,892.310 145,850,312.85 145,709,784.12 100.00 -140,528.73 0.00 -140,528.730.000

0.00-442,558.48 LS
GN302,029.75 0.00 302,029.75

-442,558.48
GN GN
LS LS

104,556,139.000Original Face:

Page 15 Books Closed Prepared by State Street
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